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FUND:
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STATE OF NJ CASH MNGMT FUNDPurchase Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

April 1, 2022

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

CASH EQUIVALENTS
US DOLLAR

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC02079QED2 ALPHABET INC 21 Apr 20220.42%   13 May 2022 21 Apr 2022

213,000,000.000 0.0099.974333Local1.000000
99.974333 0.00 0.00Base

0.00
0.00
0.00 212,945,329.99

212,945,329.99

J.P. MORGAN SECURITIES LLC USD/DTC02314QET2 AMAZON COM INC DISC COML 12 Apr 20220.3%   27 May 2022 12 Apr 2022

60,000,000.000 0.0099.962500Local1.000000
99.962500 0.00 0.00Base

0.00
0.00
0.00 59,977,500.00

59,977,500.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02314QFA2 AMAZON COM INC DISC COML 08 Apr 20220.46%   10 Jun 2022 08 Apr 2022

50,000,000.000 0.0099.919500Local1.000000
99.919500 0.00 0.00Base

0.00
0.00
0.00 49,959,750.00

49,959,750.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC02314QG11 AMAZON COM INC DISC COML 04 Apr 20220.56%   01 Jul 2022 04 Apr 2022

150,000,000.000 0.0099.863111Local1.000000
99.863111 0.00 0.00Base

0.00
0.00
0.00 149,794,666.67

149,794,666.67

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03785EEP5 APPLE INC 04 Apr 20220.4%   23 May 2022 04 Apr 2022

130,000,000.000 0.0099.945555Local1.000000
99.945555 0.00 0.00Base

0.00
0.00
0.00 129,929,222.23

129,929,222.23

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC03785EEP5 APPLE INC 08 Apr 20220.45%   23 May 2022 08 Apr 2022

80,000,000.000 0.0099.943750Local1.000000
99.943750 0.00 0.00Base

0.00
0.00
0.00 79,955,000.00

79,955,000.00
03785EEP5 Total

0.00 0.000.00 209,884,222.23210,000,000.000 Local

0.00 0.00 0.00 209,884,222.23Base

J.P. MORGAN SECURITIES LLC USD/DTC03785EET7 APPLE INC 13 Apr 20220.47%   27 May 2022 13 Apr 2022

46,650,000.000 0.0099.942555Local1.000000
99.942555 0.00 0.00Base

0.00
0.00
0.00 46,623,202.17

46,623,202.17
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J.P. MORGAN SECURITIES LLC USD/DTC03785EF17 APPLE INC 01 Apr 20220.45%   01 Jun 2022 01 Apr 2022

25,000,000.000 0.0099.923750Local1.000000
99.923750 0.00 0.00Base

0.00
0.00
0.00 24,980,937.50

24,980,937.50

BARCLAYS CAPITAL INC. USD/DTC05 Apr 2022 05 Apr 2022

100,000,000.000 0.0099.928750Local1.000000
99.928750 0.00 0.00Base

0.00
0.00
0.00 99,928,750.00

99,928,750.00
03785EF17 Total

0.00 0.000.00 124,909,687.50125,000,000.000 Local

0.00 0.00 0.00 124,909,687.50Base

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC03948HD81 ARCHER DANIELS MIDLA 07 Apr 20220.33%   08 Apr 2022 07 Apr 2022

25,300,000.000 0.0099.999083Local1.000000
99.999083 0.00 0.00Base

0.00
0.00
0.00 25,299,768.08

25,299,768.08

J.P. MORGAN SECURITIES LLC USD/DTC03948HDS7 ARCHER DANIELS MIDLA 12 Apr 20220.35%   26 Apr 2022 12 Apr 2022

60,700,000.000 0.0099.986388Local1.000000
99.986388 0.00 0.00Base

0.00
0.00
0.00 60,691,738.06

60,691,738.06

CITIGROUP GLOBAL MARKETS INC USD/DTC03948HDV0 ARCHER DANIELS MIDLA 14 Apr 20220.33%   29 Apr 2022 14 Apr 2022

100,000,000.000 0.0099.986250Local1.000000
99.986250 0.00 0.00Base

0.00
0.00
0.00 99,986,250.00

99,986,250.00

BGC FINANCIAL, LP USD/DTC03948HE31 ARCHER DANIELS MIDLA 18 Apr 20220.34%   03 May 2022 18 Apr 2022

100,000,000.000 0.0099.985833Local1.000000
99.985833 0.00 0.00Base

0.00
0.00
0.00 99,985,833.33

99,985,833.33

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC03948HE98 ARCHER DANIELS MIDLA 19 Apr 20220.43%   09 May 2022 19 Apr 2022

14,080,000.000 0.0099.976111Local1.000000
99.976111 0.00 0.00Base

0.00
0.00
0.00 14,076,636.44

14,076,636.44

BGC FINANCIAL, LP USD/DTC22 Apr 2022 22 Apr 2022

125,000,000.000 0.0099.979694Local1.000000
99.979694 0.00 0.00Base

0.00
0.00
0.00 124,974,618.05

124,974,618.05
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03948HE98 Total

0.00 0.000.00 139,051,254.49139,080,000.000 Local

0.00 0.00 0.00 139,051,254.49Base

CITIGROUP GLOBAL MARKETS INC USD/DTC03948HEK3 ARCHER DANIELS MIDLA 29 Apr 20220.57%   19 May 2022 29 Apr 2022

97,550,000.000 0.0099.968333Local1.000000
99.968333 0.00 0.00Base

0.00
0.00
0.00 97,519,109.16

97,519,109.16

BGC FINANCIAL, LP USD/DTC06367CUF2 BANK OF MONTREAL 21 Apr 20221.03%   01 Aug 2022 21 Apr 2022

85,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 85,000,000.00

85,000,000.00

BGC FINANCIAL, LP USD/DTC06367CUH8 BANK OF MONTREAL 25 Apr 20221.1%   01 Aug 2022 25 Apr 2022

250,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,000,000.00

250,000,000.00

BGC FINANCIAL, LP USD/DTC06367CUL9 BANK OF MONTREAL 26 Apr 20220.72%   01 Jul 2022 26 Apr 2022

165,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 165,000,000.00

165,000,000.00

BGC FINANCIAL, LP USD/DTC13606KFQ4 CANADIAN IMPERIAL BK 01 Apr 20220.31%   08 Apr 2022 01 Apr 2022

250,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,000,000.00

250,000,000.00

BGC FINANCIAL, LP USD/DTC13606KFR2 CANADIAN IMPERIAL BK 01 Apr 20220.32%   02 May 2022 01 Apr 2022

135,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 135,000,000.00

135,000,000.00

BGC FINANCIAL, LP USD/DTC13606KGP5 CANADIAN IMPERIAL BK 21 Apr 20220.32%   23 May 2022 21 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

BGC FINANCIAL, LP USD/DTC13607FE28 CANADIAN IMPER. HLDG 01 Apr 20220.32%   02 May 2022 01 Apr 2022

100,000,000.000 0.0099.972444Local1.000000 0.00 0.00 99,972,444.44
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99.972444 0.00 0.00Base 0.00 99,972,444.44

CITIGROUP GLOBAL MARKETS INC USD/DTC19416FDV3 COLGATE PALMOLIVE CO 18 Apr 20220.29%   29 Apr 2022 18 Apr 2022

160,000,000.000 0.0099.991138Local1.000000
99.991138 0.00 0.00Base

0.00
0.00
0.00 159,985,822.22

159,985,822.22

BARCLAYS CAPITAL INC. USD/DTC24422MF30 JOHN DEERE CAPITAL C 01 Apr 20220.55%   03 Jun 2022 01 Apr 2022

22,000,000.000 0.0099.903750Local1.000000
99.903750 0.00 0.00Base

0.00
0.00
0.00 21,978,825.00

21,978,825.00

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC24422MGD7 JOHN DEERE CAPITAL C 27 Apr 20220.93%   13 Jul 2022 27 Apr 2022

96,000,000.000 0.0099.801083Local1.000000
99.801083 0.00 0.00Base

0.00
0.00
0.00 95,809,040.00

95,809,040.00

WELLS FARGO SECURITIES LLC USD/DTC29101BF80 EMERSON ELECTRIC CO 22 Apr 20220.62%   08 Jun 2022 22 Apr 2022

10,000,000.000 0.0099.919055Local1.000000
99.919055 0.00 0.00Base

0.00
0.00
0.00 9,991,905.56

9,991,905.56

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC29101BFN7 EMERSON ELECTRIC CO 20 Apr 20220.6%   22 Jun 2022 20 Apr 2022

19,000,000.000 0.0099.895000Local1.000000
99.895000 0.00 0.00Base

0.00
0.00
0.00 18,980,050.00

18,980,050.00

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC29101BFN7 EMERSON ELECTRIC CO 22 Apr 20220.62%   22 Jun 2022 22 Apr 2022

10,000,000.000 0.0099.894944Local1.000000
99.894944 0.00 0.00Base

0.00
0.00
0.00 9,989,494.44

9,989,494.44

BARCLAYS CAPITAL INC. USD/DTC29101BFN7 EMERSON ELECTRIC CO 27 Apr 20220.65%   22 Jun 2022 27 Apr 2022

21,000,000.000 0.0099.898888Local1.000000
99.898888 0.00 0.00Base

0.00
0.00
0.00 20,978,766.67

20,978,766.67
29101BFN7 Total

0.00 0.000.00 49,948,311.1150,000,000.000 Local

0.00 0.00 0.00 49,948,311.11Base

BARCLAYS CAPITAL INC. USD/DTC29101BFQ0 EMERSON ELECTRIC CO 21 Apr 20220.6%   24 Jun 2022 21 Apr 2022

20,000,000.000 0.0099.893333Local1.000000 0.00 0.00 19,978,666.67
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99.893333 0.00 0.00Base 0.00 19,978,666.67

BARCLAYS CAPITAL INC. USD/DTC29101BFQ0 EMERSON ELECTRIC CO 26 Apr 20220.65%   24 Jun 2022 26 Apr 2022

25,000,000.000 0.0099.893472Local1.000000
99.893472 0.00 0.00Base

0.00
0.00
0.00 24,973,368.00

24,973,368.00
29101BFQ0 Total

0.00 0.000.00 44,952,034.6745,000,000.000 Local

0.00 0.00 0.00 44,952,034.67Base

BARCLAYS CAPITAL INC. USD/DTC29101BGJ5 EMERSON ELECTRIC CO 20 Apr 20220.72%   18 Jul 2022 20 Apr 2022

20,000,000.000 0.0099.822000Local1.000000
99.822000 0.00 0.00Base

0.00
0.00
0.00 19,964,400.00

19,964,400.00

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC29101BGL0 EMERSON ELECTRIC CO 21 Apr 20220.77%   20 Jul 2022 21 Apr 2022

20,000,000.000 0.0099.807500Local1.000000
99.807500 0.00 0.00Base

0.00
0.00
0.00 19,961,500.00

19,961,500.00

WELLS FARGO SECURITIES LLC USD/FED313385XN1 FED HOME LN DISCOUNT NT 07 Apr 20220.01%   01 Jun 2022 08 Apr 2022

100,000,000.000 0.0099.941500Local1.000000
99.941500 0.00 0.00Base

0.00
0.00
0.00 99,941,500.00

99,941,500.00

WELLS FARGO SECURITIES LLC USD/FED313385XV3 FED HOME LN DISCOUNT NT 18 Apr 20220.01%   08 Jun 2022 18 Apr 2022

75,100,000.000 0.0099.923500Local1.000000
99.923500 0.00 0.00Base

0.00
0.00
0.00 75,042,548.50

75,042,548.50

BARCLAYS CAPITAL INC. USD/FED313385YU4 FED HOME LN DISCOUNT NT 06 Apr 20220.01%   01 Jul 2022 06 Apr 2022

65,000,000.000 0.0099.851888Local1.000000
99.851888 0.00 0.00Base

0.00
0.00
0.00 64,903,727.78

64,903,727.78

BARCLAYS CAPITAL INC. USD/FED07 Apr 2022 07 Apr 2022

30,000,000.000 0.0099.853611Local1.000000
99.853611 0.00 0.00Base

0.00
0.00
0.00 29,956,083.33

29,956,083.33

LOOP CAPITAL MARKETS LLC USD/FED313385YU4 FED HOME LN DISCOUNT NT 21 Apr 20220.01%   01 Jul 2022 21 Apr 2022

49,000,000.000 0.0099.869833Local1.000000 0.00 0.00 48,936,218.33
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99.869833 0.00 0.00Base 0.00 48,936,218.33
313385YU4 Total

0.00 0.000.00 143,796,029.44144,000,000.000 Local

0.00 0.00 0.00 143,796,029.44Base

DAIWA CAPITAL MARKETS AMERICA, INC USD/FED313589XN8 FANNIE DISCOUNT NOTE 07 Apr 20220.01%   01 Jun 2022 07 Apr 2022

29,630,000.000 0.0099.938888Local1.000000
99.938888 0.00 0.00Base

0.00
0.00
0.00 29,611,892.78

29,611,892.78

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED07 Apr 2022 07 Apr 2022

25,000,000.000 0.0099.938888Local1.000000
99.938888 0.00 0.00Base

0.00
0.00
0.00 24,984,722.22

24,984,722.22

BONY/TORONTO DOMINION SECURITIES IN USD/FED07 Apr 2022 07 Apr 2022

46,200,000.000 0.0099.938888Local1.000000
99.938888 0.00 0.00Base

0.00
0.00
0.00 46,171,766.67

46,171,766.67

RBC CAPITAL MARKETS, LLC USD/FED07 Apr 2022 07 Apr 2022

50,000,000.000 0.0099.938125Local1.000000
99.938125 0.00 0.00Base

0.00
0.00
0.00 49,969,062.50

49,969,062.50

WELLS FARGO SECURITIES LLC USD/FED07 Apr 2022 07 Apr 2022

76,772,000.000 0.0099.938888Local1.000000
99.938888 0.00 0.00Base

0.00
0.00
0.00 76,725,083.78

76,725,083.78
313589XN8 Total

0.00 0.000.00 227,462,527.95227,602,000.000 Local

0.00 0.00 0.00 227,462,527.95Base

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC34108BE27 FLORIDA PWR + LGT CO 29 Apr 20220.29%   02 May 2022 29 Apr 2022

50,000,000.000 0.0099.997583Local1.000000
99.997583 0.00 0.00Base

0.00
0.00
0.00 49,998,791.67

49,998,791.67

PERSHING LLC USD/DTC34108BE68 FLORIDA PWR + LGT CO 04 Apr 20220.33%   06 May 2022 04 Apr 2022

22,900,000.000 0.0099.970666Local1.000000
99.970666 0.00 0.00Base

0.00
0.00
0.00 22,893,282.67

22,893,282.67

Books Closed Prepared by State StreetPage 6



NJCA
April 30, 2022

FUND:
View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUNDPurchase Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

April 1, 2022

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

PERSHING LLC USD/DTC34108BE92 FLORIDA PWR + LGT CO 04 Apr 20220.35%   09 May 2022 04 Apr 2022

50,000,000.000 0.0099.965972Local1.000000
99.965972 0.00 0.00Base

0.00
0.00
0.00 49,982,986.11

49,982,986.11

CITIGROUP GLOBAL MARKETS INC USD/DTC04 Apr 2022 04 Apr 2022

50,000,000.000 0.0099.965972Local1.000000
99.965972 0.00 0.00Base

0.00
0.00
0.00 49,982,986.11

49,982,986.11
34108BE92 Total

0.00 0.000.00 99,965,972.22100,000,000.000 Local

0.00 0.00 0.00 99,965,972.22Base

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC34108BED3 FLORIDA PWR + LGT CO 04 Apr 20220.37%   13 May 2022 04 Apr 2022

48,750,000.000 0.0099.959916Local1.000000
99.959916 0.00 0.00Base

0.00
0.00
0.00 48,730,459.38

48,730,459.38

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC14 Apr 2022 14 Apr 2022

50,000,000.000 0.0099.970194Local1.000000
99.970194 0.00 0.00Base

0.00
0.00
0.00 49,985,097.22

49,985,097.22
34108BED3 Total

0.00 0.000.00 98,715,556.6098,750,000.000 Local

0.00 0.00 0.00 98,715,556.60Base

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC34108BEP6 FLORIDA PWR + LGT CO 22 Apr 20220.45%   23 May 2022 22 Apr 2022

50,000,000.000 0.0099.961250Local1.000000
99.961250 0.00 0.00Base

0.00
0.00
0.00 49,980,625.00

49,980,625.00

BGC FINANCIAL, LP USD/DTC22 Apr 2022 22 Apr 2022

45,000,000.000 0.0099.961250Local1.000000
99.961250 0.00 0.00Base

0.00
0.00
0.00 44,982,562.50

44,982,562.50
34108BEP6 Total

0.00 0.000.00 94,963,187.5095,000,000.000 Local

0.00 0.00 0.00 94,963,187.50Base
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PERSHING LLC USD/DTC34108BET8 FLORIDA PWR + LGT CO 21 Apr 20220.44%   27 May 2022 21 Apr 2022

43,100,000.000 0.0099.956000Local1.000000
99.956000 0.00 0.00Base

0.00
0.00
0.00 43,081,036.00

43,081,036.00

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC34108BET8 FLORIDA PWR + LGT CO 21 Apr 20220.45%   27 May 2022 21 Apr 2022

50,000,000.000 0.0099.955000Local1.000000
99.955000 0.00 0.00Base

0.00
0.00
0.00 49,977,500.00

49,977,500.00
34108BET8 Total

0.00 0.000.00 93,058,536.0093,100,000.000 Local

0.00 0.00 0.00 93,058,536.00Base

WELLS FARGO SECURITIES LLC USD/DTC43851UGC1 HONEYWELL INTERNATN 12 Apr 20220.71%   12 Jul 2022 12 Apr 2022

22,000,000.000 0.0099.820527Local1.000000
99.820527 0.00 0.00Base

0.00
0.00
0.00 21,960,516.11

21,960,516.11

J.P. MORGAN SECURITIES LLC USD/DTC46640QHV6 J.P. MORGAN SECURITIES 29 Apr 20221.54%   29 Aug 2022 29 Apr 2022

35,000,000.000 0.0099.478111Local1.000000
99.478111 0.00 0.00Base

0.00
0.00
0.00 34,817,338.89

34,817,338.89

BGC FINANCIAL, LP USD/DTC55380TT83 MUFG BK LTD N Y BRH DISC COML 04 Apr 20220.35%   22 Apr 2022 06 Apr 2022

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

BGC FINANCIAL, LP USD/DTC55380TV23 MUFG BK LTD N Y BRH DISC COML 11 Apr 20220.55%   23 May 2022 13 Apr 2022

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

BGC FINANCIAL, LP USD/DTC55380TV80 MUFG BK LTD N Y BRH DISC COML 18 Apr 20220.28%   25 Apr 2022 18 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

BGC FINANCIAL, LP USD/DTC55380TW55 MUFG BK LTD N Y BRH DISC COML 21 Apr 20220.59%   27 May 2022 21 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00
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April 1, 2022
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Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

BGC FINANCIAL, LP USD/DTC55380TW63 MUFG BK LTD N Y BRH DISC COML 22 Apr 20220.61%   23 May 2022 22 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

BGC FINANCIAL, LP USD/DTC55380TW89 MUFG BK LTD N Y BRH DISC COML 26 Apr 20220.75%   01 Jun 2022 28 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

BGC FINANCIAL, LP USD/DTC55380TX54 MUFG BK LTD N Y BRH DISC COML 28 Apr 20220.67%   03 Jun 2022 29 Apr 2022

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC58934BDK7 MERCK + CO. INC 13 Apr 20220.28%   19 Apr 2022 14 Apr 2022

100,000,000.000 0.0099.996111Local1.000000
99.996111 0.00 0.00Base

0.00
0.00
0.00 99,996,111.11

99,996,111.11

J.P. MORGAN SECURITIES LLC USD/DTC63307MF12 NATIONAL BK OF CANAD 22 Apr 20220.65%   01 Jun 2022 22 Apr 2022

12,000,000.000 0.0099.927777Local1.000000
99.927777 0.00 0.00Base

0.00
0.00
0.00 11,991,333.33

11,991,333.33

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC69372BEJ5 PACCAR FINANCIAL COR 20 Apr 20220.42%   18 May 2022 20 Apr 2022

21,000,000.000 0.0099.967333Local1.000000
99.967333 0.00 0.00Base

0.00
0.00
0.00 20,993,140.00

20,993,140.00

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC69372BET3 PACCAR FINANCIAL COR 28 Apr 20220.57%   27 May 2022 28 Apr 2022

15,000,000.000 0.0099.954083Local1.000000
99.954083 0.00 0.00Base

0.00
0.00
0.00 14,993,112.50

14,993,112.50

BARCLAYS CAPITAL INC. USD/DTC28 Apr 2022 28 Apr 2022

40,000,000.000 0.0099.954083Local1.000000
99.954083 0.00 0.00Base

0.00
0.00
0.00 39,981,633.33

39,981,633.33
69372BET3 Total

0.00 0.000.00 54,974,745.8355,000,000.000 Local
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Units/Original Face
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0.00 0.00 0.00 54,974,745.83Base

MIZUHO SECURITIES USA/FIXED INCOME USD/DTC69372BGN4 PACCAR FINANCIAL COR 22 Apr 20220.9%   22 Jul 2022 22 Apr 2022

16,900,000.000 0.0099.772500Local1.000000
99.772500 0.00 0.00Base

0.00
0.00
0.00 16,861,552.50

16,861,552.50

PERSHING LLC USD/DTC69372BGT1 PACCAR FINANCIAL COR 27 Apr 20220.92%   27 Jul 2022 27 Apr 2022

24,200,000.000 0.0099.767444Local1.000000
99.767444 0.00 0.00Base

0.00
0.00
0.00 24,143,721.56

24,143,721.56

WELLS FARGO SECURITIES LLC USD/DTC7426M3G60 PRIVATE EXP. FUNDING 07 Apr 20220.72%   06 Jul 2022 07 Apr 2022

25,000,000.000 0.0099.820000Local1.000000
99.820000 0.00 0.00Base

0.00
0.00
0.00 24,955,000.00

24,955,000.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC7426M5F82 PRIVATE EXP. FUNDING 12 Apr 20220.47%   08 Jun 2022 12 Apr 2022

25,000,000.000 0.0099.925583Local1.000000
99.925583 0.00 0.00Base

0.00
0.00
0.00 24,981,395.83

24,981,395.83

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC74271UGN4 PROCTOR GAMBLE AND CO 22 Apr 20220.9%   22 Jul 2022 22 Apr 2022

147,500,000.000 0.0099.772500Local1.000000
99.772500 0.00 0.00Base

0.00
0.00
0.00 147,164,437.50

147,164,437.50

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433HD84 PRUDENTIAL FNDG LLC 01 Apr 20220.28%   08 Apr 2022 01 Apr 2022

50,000,000.000 0.0099.994555Local1.000000
99.994555 0.00 0.00Base

0.00
0.00
0.00 49,997,277.78

49,997,277.78

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433HE26 PRUDENTIAL FNDG LLC 08 Apr 20220.31%   02 May 2022 08 Apr 2022

75,000,000.000 0.0099.979333Local1.000000
99.979333 0.00 0.00Base

0.00
0.00
0.00 74,984,500.00

74,984,500.00

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433HE26 PRUDENTIAL FNDG LLC 21 Apr 20220.29%   02 May 2022 21 Apr 2022

25,000,000.000 0.0099.991138Local1.000000
99.991138 0.00 0.00Base

0.00
0.00
0.00 24,997,784.72

24,997,784.72
74433HE26 Total
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0.00 0.000.00 99,982,284.72100,000,000.000 Local

0.00 0.00 0.00 99,982,284.72Base

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433HE91 PRUDENTIAL FNDG LLC 12 Apr 20220.3%   09 May 2022 12 Apr 2022

75,000,000.000 0.0099.977500Local1.000000
99.977500 0.00 0.00Base

0.00
0.00
0.00 74,983,125.00

74,983,125.00

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC74433HE91 PRUDENTIAL FNDG LLC 25 Apr 20220.4%   09 May 2022 25 Apr 2022

25,000,000.000 0.0099.984444Local1.000000
99.984444 0.00 0.00Base

0.00
0.00
0.00 24,996,111.11

24,996,111.11
74433HE91 Total

0.00 0.000.00 99,979,236.11100,000,000.000 Local

0.00 0.00 0.00 99,979,236.11Base

STATE STREET BANK AND TRUST CO. USD/OTH7839989D1 SSC GOVERNMENT MM GVMXX 01 Apr 20220.000% 31 Dec 2030 01 Apr 2022

5,654,586.570 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,654,586.57

5,654,586.57

STATE STREET BANK AND TRUST CO. USD/OTH05 Apr 202231 Dec 2030 05 Apr 2022

1,079,762.980 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,079,762.98

1,079,762.98

STATE STREET BANK AND TRUST CO. USD/OTH06 Apr 202231 Dec 2030 06 Apr 2022

28,935,922.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,935,922.47

28,935,922.47

STATE STREET BANK AND TRUST CO. USD/OTH08 Apr 202231 Dec 2030 08 Apr 2022

2,335,118.900 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,335,118.90

2,335,118.90

STATE STREET BANK AND TRUST CO. USD/OTH14 Apr 202231 Dec 2030 14 Apr 2022
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609,303.510 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 609,303.51

609,303.51

STATE STREET BANK AND TRUST CO. USD/OTH19 Apr 202231 Dec 2030 19 Apr 2022

9,216,994.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,216,994.75

9,216,994.75

STATE STREET BANK AND TRUST CO. USD/OTH25 Apr 202231 Dec 2030 25 Apr 2022

4,060,793.180 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 4,060,793.18

4,060,793.18

STATE STREET BANK AND TRUST CO. USD/OTH28 Apr 202231 Dec 2030 28 Apr 2022

209,040.910 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 209,040.91

209,040.91

STATE STREET BANK AND TRUST CO. USD/OTH29 Apr 202231 Dec 2030 29 Apr 2022

1,980,065.480 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,980,065.48

1,980,065.48
7839989D1 Total

0.00 0.000.00 54,081,588.7554,081,588.750 Local

0.00 0.00 0.00 54,081,588.75Base

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC86562LH13 SUMITOMO MTSU BKG CORP 25 Apr 20221.19%   01 Aug 2022 25 Apr 2022

125,000,000.000 0.0099.676055Local1.000000
99.676055 0.00 0.00Base

0.00
0.00
0.00 124,595,069.45

124,595,069.45

BONY/TORONTO DOMINION SECURITIES IN USD/DTC89119BE28 TORONTO DOMINION BANK 25 Apr 20220.31%   02 May 2022 25 Apr 2022

205,000,000.000 0.0099.993972Local1.000000
99.993972 0.00 0.00Base

0.00
0.00
0.00 204,987,643.05

204,987,643.05
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BONY/TORONTO DOMINION SECURITIES IN USD/DTC89119BED4 TORONTO DOMINION BANK 01 Apr 20220.32%   13 May 2022 01 Apr 2022

145,000,000.000 0.0099.962666Local1.000000
99.962666 0.00 0.00Base

0.00
0.00
0.00 144,945,866.67

144,945,866.67

BONY/TORONTO DOMINION SECURITIES IN USD/DTC89119BET9 TORONTO DOMINION BANK 22 Apr 20220.52%   27 May 2022 22 Apr 2022

100,000,000.000 0.0099.949444Local1.000000
99.949444 0.00 0.00Base

0.00
0.00
0.00 99,949,444.44

99,949,444.44

DEUTSCHE BANK TRUST COMPANY AMERICA USD/DTC89233HH15 TOYOTA MOTOR CREDIT 28 Apr 20221.29%   01 Aug 2022 28 Apr 2022

97,650,000.000 0.0099.659583Local1.000000
99.659583 0.00 0.00Base

0.00
0.00
0.00 97,317,583.12

97,317,583.12

RBC CAPITAL MARKETS, LLC USD/FED912796J42 TREASURY BILL 27 Apr 20220.01%   16 Jun 2022 27 Apr 2022

59,600,000.000 0.0099.939722Local1.000000
99.939722 0.00 0.00Base

0.00
0.00
0.00 59,564,074.44

59,564,074.44

MIZUHO SECURITIES USA/FIXED INCOME USD/FED912796J42 TREASURY BILL 28 Apr 20220.01%   16 Jun 2022 28 Apr 2022

200,000,000.000 0.0099.940791Local1.000000
99.940791 0.00 0.00Base

0.00
0.00
0.00 199,881,583.34

199,881,583.34
912796J42 Total

0.00 0.000.00 259,445,657.78259,600,000.000 Local

0.00 0.00 0.00 259,445,657.78Base

RBC CAPITAL MARKETS, LLC USD/FED912796K57 TREASURY BILL 11 Apr 20220.01%   14 Jul 2022 11 Apr 2022

125,000,000.000 0.0099.814088Local1.000000
99.814088 0.00 0.00Base

0.00
0.00
0.00 124,767,611.11

124,767,611.11

MORGAN STANLEY CO INCORPORATED USD/FED912796K57 TREASURY BILL 11 Apr 20220.01%   14 Jul 2022 14 Apr 2022

300,000,000.000 0.0099.807257Local1.000000
99.807257 0.00 0.00Base

0.00
0.00
0.00 299,421,771.00

299,421,771.00

DAIWA CAPITAL MARKETS AMERICA, INC USD/FED912796K57 TREASURY BILL 12 Apr 20220.01%   14 Jul 2022 14 Apr 2022

100,000,000.000 0.0099.806625Local1.000000
99.806625 0.00 0.00Base

0.00
0.00
0.00 99,806,625.00

99,806,625.00
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MORGAN STANLEY CO INCORPORATED USD/FED912796K57 TREASURY BILL 18 Apr 20220.01%   14 Jul 2022 18 Apr 2022

200,000,000.000 0.0099.821408Local1.000000
99.821408 0.00 0.00Base

0.00
0.00
0.00 199,642,816.66

199,642,816.66

JPMORGAN CHASE BANK USD/FED912796K57 TREASURY BILL 20 Apr 20220.01%   14 Jul 2022 20 Apr 2022

125,000,000.000 0.0099.827048Local1.000000
99.827048 0.00 0.00Base

0.00
0.00
0.00 124,783,810.76

124,783,810.76
912796K57 Total

0.00 0.000.00 848,422,634.53850,000,000.000 Local

0.00 0.00 0.00 848,422,634.53Base

JPMORGAN CHASE BANK USD/FED912796Q36 TREASURY BILL 19 Apr 20220.01%   26 May 2022 19 Apr 2022

235,000,000.000 0.0099.962177Local1.000000
99.962177 0.00 0.00Base

0.00
0.00
0.00 234,911,117.78

234,911,117.78

MORGAN STANLEY CO INCORPORATED USD/FED912796Q36 TREASURY BILL 22 Apr 20220.01%   26 May 2022 22 Apr 2022

57,700,000.000 0.0099.963686Local1.000000
99.963686 0.00 0.00Base

0.00
0.00
0.00 57,679,046.89

57,679,046.89
912796Q36 Total

0.00 0.000.00 292,590,164.67292,700,000.000 Local

0.00 0.00 0.00 292,590,164.67Base

MIZUHO SECURITIES USA/FIXED INCOME USD/FED912796Q44 TREASURY BILL 28 Apr 20220.01%   02 Jun 2022 28 Apr 2022

250,000,000.000 0.0099.966458Local1.000000
99.966458 0.00 0.00Base

0.00
0.00
0.00 249,916,145.83

249,916,145.83

JPMORGAN CHASE BANK USD/FED912796R35 TREASURY BILL 25 Apr 20220.01%   09 Jun 2022 25 Apr 2022

20,500,000.000 0.0099.948712Local1.000000
99.948712 0.00 0.00Base

0.00
0.00
0.00 20,489,486.06

20,489,486.06

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED912796R35 TREASURY BILL 29 Apr 20220.01%   09 Jun 2022 29 Apr 2022

150,000,000.000 0.0099.958715Local1.000000
99.958715 0.00 0.00Base

0.00
0.00
0.00 149,938,072.92

149,938,072.92
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912796R35 Total

0.00 0.000.00 170,427,558.98170,500,000.000 Local

0.00 0.00 0.00 170,427,558.98Base

BARCLAYS CAPITAL INC. USD/FED912796R43 TREASURY BILL 29 Apr 20220.01%   23 Jun 2022 29 Apr 2022

453,000,000.000 0.0099.915972Local1.000000
99.915972 0.00 0.00Base

0.00
0.00
0.00 452,619,354.16

452,619,354.16

FEDERAL RESERVE BANK OF BOSTON USD/FED912796R68 TREASURY BILL 04 Apr 20220.01%   07 Jul 2022 07 Apr 2022

400,000,000.000 0.0099.845806Local1.000000
99.845806 0.00 0.00Base

0.00
0.00
0.00 399,383,224.00

399,383,224.00

BARCLAYS CAPITAL INC. USD/FED912796R68 TREASURY BILL 18 Apr 20220.01%   07 Jul 2022 18 Apr 2022

200,000,000.000 0.0099.842222Local1.000000
99.842222 0.00 0.00Base

0.00
0.00
0.00 199,684,444.44

199,684,444.44

MIZUHO SECURITIES USA/FIXED INCOME USD/FED912796R68 TREASURY BILL 20 Apr 20220.01%   07 Jul 2022 20 Apr 2022

300,000,000.000 0.0099.842916Local1.000000
99.842916 0.00 0.00Base

0.00
0.00
0.00 299,528,750.01

299,528,750.01

JEFFERIES LLC USD/FED912796R68 TREASURY BILL 27 Apr 20220.01%   07 Jul 2022 27 Apr 2022

33,100,000.000 0.0099.864902Local1.000000
99.864902 0.00 0.00Base

0.00
0.00
0.00 33,055,282.82

33,055,282.82
912796R68 Total

0.00 0.000.00 931,651,701.27933,100,000.000 Local

0.00 0.00 0.00 931,651,701.27Base

BARCLAYS CAPITAL INC. USD/FED912796S42 TREASURY BILL 18 Apr 20220.01%   21 Jul 2022 21 Apr 2022

300,000,000.000 0.0099.790194Local1.000000
99.790194 0.00 0.00Base

0.00
0.00
0.00 299,370,582.00

299,370,582.00

BNP PARIBAS SECURITIES CORP./FIXED USD/FED912796S42 TREASURY BILL 19 Apr 20220.01%   21 Jul 2022 19 Apr 2022

160,000,000.000 0.0099.795141Local1.000000
99.795141 0.00 0.00Base

0.00
0.00
0.00 159,672,226.67

159,672,226.67
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MORGAN STANLEY CO INCORPORATED USD/FED912796S42 TREASURY BILL 20 Apr 20220.01%   21 Jul 2022 20 Apr 2022

73,500,000.000 0.0099.821111Local1.000000
99.821111 0.00 0.00Base

0.00
0.00
0.00 73,368,516.67

73,368,516.67
912796S42 Total

0.00 0.000.00 532,411,325.34533,500,000.000 Local

0.00 0.00 0.00 532,411,325.34Base

BARCLAYS CAPITAL INC. USD/FED912796S59 TREASURY BILL 22 Apr 20220.01%   28 Jul 2022 28 Apr 2022

750,000,000.000 0.0099.780083Local1.000000
99.780083 0.00 0.00Base

0.00
0.00
0.00 748,350,624.98

748,350,624.98

JPMORGAN CHASE BANK USD/FED912796S59 TREASURY BILL 25 Apr 20220.01%   28 Jul 2022 28 Apr 2022

400,000,000.000 0.0099.774901Local1.000000
99.774901 0.00 0.00Base

0.00
0.00
0.00 399,099,604.00

399,099,604.00
912796S59 Total

0.00 0.000.00 1,147,450,228.981,150,000,000.000 Local

0.00 0.00 0.00 1,147,450,228.98Base

BARCLAYS CAPITAL INC. USD/FED912796S67 TREASURY BILL 29 Apr 20220.01%   04 Aug 2022 OPEN

300,000,000.000 0.0099.762388Local1.000000
99.762388 0.00 0.00Base

0.00
0.00
0.00 299,287,166.67

299,287,166.67

WELLS FARGO SECURITIES LLC USD/FED912796T66 TREASURY BILL 26 Apr 20220.01%   01 Sep 2022 26 Apr 2022

215,000,000.000 0.0099.644444Local1.000000
99.644444 0.00 0.00Base

0.00
0.00
0.00 214,235,555.55

214,235,555.55

WELLS FARGO SECURITIES LLC USD/FED912796U49 TREASURY BILL 18 Apr 20220.01%   15 Sep 2022 18 Apr 2022

300,000,000.000 0.0099.582916Local1.000000
99.582916 0.00 0.00Base

0.00
0.00
0.00 298,748,750.01

298,748,750.01

JPMORGAN CHASE BANK USD/FED912796U64 TREASURY BILL 20 Apr 20220.01%   29 Sep 2022 21 Apr 2022

200,000,000.000 0.0099.506937Local1.000000
99.506937 0.00 0.00Base

0.00
0.00
0.00 199,013,875.00

199,013,875.00
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Comm Per Shr

BARCLAYS CAPITAL INC. USD/FED912796U98 TREASURY BILL 13 Apr 20220.01%   17 May 2022 19 Apr 2022

500,000,000.000 0.0099.976666Local1.000000
99.976666 0.00 0.00Base

0.00
0.00
0.00 499,883,333.35

499,883,333.35

JEFFERIES LLC USD/FED912796V30 TREASURY BILL 14 Apr 20220.01%   31 May 2022 14 Apr 2022

250,000,000.000 0.0099.950911Local1.000000
99.950911 0.00 0.00Base

0.00
0.00
0.00 249,877,277.78

249,877,277.78

WELLS FARGO SECURITIES LLC USD/FED912796V30 TREASURY BILL 27 Apr 20220.01%   31 May 2022 27 Apr 2022

380,000,000.000 0.0099.970722Local1.000000
99.970722 0.00 0.00Base

0.00
0.00
0.00 379,888,744.44

379,888,744.44
912796V30 Total

0.00 0.000.00 629,766,022.22630,000,000.000 Local

0.00 0.00 0.00 629,766,022.22Base

WELLS FARGO SECURITIES LLC USD/FED912796V89 TREASURY BILL 11 Apr 20220.01%   07 Jun 2022 11 Apr 2022

100,000,000.000 0.0099.920833Local1.000000
99.920833 0.00 0.00Base

0.00
0.00
0.00 99,920,833.33

99,920,833.33

JEFFERIES LLC USD/FED912796V89 TREASURY BILL 13 Apr 20220.01%   07 Jun 2022 13 Apr 2022

51,400,000.000 0.0099.930868Local1.000000
99.930868 0.00 0.00Base

0.00
0.00
0.00 51,364,466.18

51,364,466.18

JEFFERIES LLC USD/FED912796V89 TREASURY BILL 20 Apr 20220.01%   07 Jun 2022 20 Apr 2022

100,000,000.000 0.0099.936000Local1.000000
99.936000 0.00 0.00Base

0.00
0.00
0.00 99,936,000.00

99,936,000.00
912796V89 Total

0.00 0.000.00 251,221,299.51251,400,000.000 Local

0.00 0.00 0.00 251,221,299.51Base

MORGAN STANLEY CO INCORPORATED USD/FED912796V97 TREASURY BILL 04 Apr 20220.01%   14 Jun 2022 04 Apr 2022

60,000,000.000 0.0099.926238Local1.000000
99.926238 0.00 0.00Base

0.00
0.00
0.00 59,955,743.33

59,955,743.33

Books Closed Prepared by State StreetPage 17



NJCA
April 30, 2022

FUND:
View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUNDPurchase Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

April 1, 2022
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CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED912796V97 TREASURY BILL 06 Apr 20220.01%   14 Jun 2022 06 Apr 2022

250,000,000.000 0.0099.925920Local1.000000
99.925920 0.00 0.00Base

0.00
0.00
0.00 249,814,802.08

249,814,802.08

MIZUHO SECURITIES USA/FIXED INCOME USD/FED912796V97 TREASURY BILL 07 Apr 20220.01%   14 Jun 2022 07 Apr 2022

225,000,000.000 0.0099.928222Local1.000000
99.928222 0.00 0.00Base

0.00
0.00
0.00 224,838,500.00

224,838,500.00

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED912796V97 TREASURY BILL 13 Apr 20220.01%   14 Jun 2022 13 Apr 2022

300,000,000.000 0.0099.922500Local1.000000
99.922500 0.00 0.00Base

0.00
0.00
0.00 299,767,500.00

299,767,500.00

BARCLAYS CAPITAL INC. USD/FED912796V97 TREASURY BILL 18 Apr 20220.01%   14 Jun 2022 19 Apr 2022

200,000,000.000 0.0099.912888Local1.000000
99.912888 0.00 0.00Base

0.00
0.00
0.00 199,825,777.78

199,825,777.78

WELLS FARGO SECURITIES LLC USD/FED912796V97 TREASURY BILL 20 Apr 20220.01%   14 Jun 2022 20 Apr 2022

250,000,000.000 0.0099.924375Local1.000000
99.924375 0.00 0.00Base

0.00
0.00
0.00 249,810,937.50

249,810,937.50

JPMORGAN CHASE BANK USD/FED912796V97 TREASURY BILL 29 Apr 20220.01%   14 Jun 2022 29 Apr 2022

18,100,000.000 0.0099.946410Local1.000000
99.946410 0.00 0.00Base

0.00
0.00
0.00 18,090,300.21

18,090,300.21
912796V97 Total

0.00 0.000.00 1,302,103,560.901,303,100,000.000 Local

0.00 0.00 0.00 1,302,103,560.90Base

MORGAN STANLEY CO INCORPORATED USD/FED912796W21 TREASURY BILL 25 Apr 20220.01%   21 Jun 2022 25 Apr 2022

60,000,000.000 0.0099.918695Local1.000000
99.918695 0.00 0.00Base

0.00
0.00
0.00 59,951,217.50

59,951,217.50

JPMORGAN CHASE BANK USD/FED912796W21 TREASURY BILL 28 Apr 20220.01%   21 Jun 2022 28 Apr 2022

250,000,000.000 0.0099.914125Local1.000000
99.914125 0.00 0.00Base

0.00
0.00
0.00 249,785,312.50

249,785,312.50
912796W21 Total
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0.00 0.000.00 309,736,530.00310,000,000.000 Local

0.00 0.00 0.00 309,736,530.00Base

BARCLAYS CAPITAL INC. USD/FED912796W39 TREASURY BILL 13 Apr 20220.01%   28 Jun 2022 18 Apr 2022

300,000,000.000 0.0099.886597Local1.000000
99.886597 0.00 0.00Base

0.00
0.00
0.00 299,659,791.66

299,659,791.66

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED912796W39 TREASURY BILL 21 Apr 20220.01%   28 Jun 2022 21 Apr 2022

225,000,000.000 0.0099.888177Local1.000000
99.888177 0.00 0.00Base

0.00
0.00
0.00 224,748,400.01

224,748,400.01
912796W39 Total

0.00 0.000.00 524,408,191.67525,000,000.000 Local

0.00 0.00 0.00 524,408,191.67Base

MORGAN STANLEY CO INCORPORATED USD/FED912796W88 TREASURY BILL 18 Apr 20220.01%   05 Jul 2022 18 Apr 2022

300,000,000.000 0.0099.861008Local1.000000
99.861008 0.00 0.00Base

0.00
0.00
0.00 299,583,024.99

299,583,024.99

MORGAN STANLEY CO INCORPORATED USD/FED912796W96 CASH MGMT BILL 21 Apr 20220.01%   12 Jul 2022 21 Apr 2022

58,300,000.000 0.0099.842947Local1.000000
99.842947 0.00 0.00Base

0.00
0.00
0.00 58,208,438.23

58,208,438.23

JPMORGAN CHASE BANK USD/FED912796X20 CASH MGMT BILL 01 Apr 20220.01%   19 Jul 2022 01 Apr 2022

90,000,000.000 0.0099.804466Local1.000000
99.804466 0.00 0.00Base

0.00
0.00
0.00 89,824,019.50

89,824,019.50

JPMORGAN CHASE BANK USD/FED912796X20 CASH MGMT BILL 01 Apr 20220.01%   19 Jul 2022 01 Apr 2022

23,200,000.000 0.0099.803436Local1.000000
99.803436 0.00 0.00Base

0.00
0.00
0.00 23,154,397.31

23,154,397.31

WELLS FARGO SECURITIES LLC USD/FED912796X20 CASH MGMT BILL 05 Apr 20220.01%   19 Jul 2022 05 Apr 2022

50,000,000.000 0.0099.796241Local1.000000
99.796241 0.00 0.00Base

0.00
0.00
0.00 49,898,120.84

49,898,120.84

JEFFERIES LLC USD/FED912796X20 CASH MGMT BILL 08 Apr 20220.01%   19 Jul 2022 08 Apr 2022

Books Closed Prepared by State StreetPage 19



NJCA
April 30, 2022

FUND:
View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUNDPurchase Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

April 1, 2022

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Cost
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

225,000,000.000 0.0099.803083Local1.000000
99.803083 0.00 0.00Base

0.00
0.00
0.00 224,556,937.49

224,556,937.49

WELLS FARGO SECURITIES LLC USD/FED912796X20 CASH MGMT BILL 08 Apr 20220.01%   19 Jul 2022 08 Apr 2022

31,100,000.000 0.0099.803225Local1.000000
99.803225 0.00 0.00Base

0.00
0.00
0.00 31,038,802.98

31,038,802.98
912796X20 Total

0.00 0.000.00 418,472,278.12419,300,000.000 Local

0.00 0.00 0.00 418,472,278.12Base

JEFFERIES LLC USD/FED912796X38 CASH MGMT BILL 12 Apr 20220.01%   26 Jul 2022 12 Apr 2022

85,000,000.000 0.0099.772500Local1.000000
99.772500 0.00 0.00Base

0.00
0.00
0.00 84,806,625.00

84,806,625.00

WELLS FARGO SECURITIES LLC USD/FED912796X38 CASH MGMT BILL 14 Apr 20220.01%   26 Jul 2022 18 Apr 2022

500,000,000.000 0.0099.793750Local1.000000
99.793750 0.00 0.00Base

0.00
0.00
0.00 498,968,750.00

498,968,750.00
912796X38 Total

0.00 0.000.00 583,775,375.00585,000,000.000 Local

0.00 0.00 0.00 583,775,375.00Base

JEFFERIES LLC USD/FED912796X46 CASH MGMT BILL 05 Apr 20220.01%   02 Aug 2022 05 Apr 2022

96,800,000.000 0.0099.732250Local1.000000
99.732250 0.00 0.00Base

0.00
0.00
0.00 96,540,818.00

96,540,818.00

WELLS FARGO SECURITIES LLC USD/FED912796X46 CASH MGMT BILL 06 Apr 20220.01%   02 Aug 2022 07 Apr 2022

150,000,000.000 0.0099.730250Local1.000000
99.730250 0.00 0.00Base

0.00
0.00
0.00 149,595,375.00

149,595,375.00

GOLDMAN SACHS + CO LLC USD/FED912796X46 CASH MGMT BILL 07 Apr 20220.01%   02 Aug 2022 07 Apr 2022

70,000,000.000 0.0099.731712Local1.000000
99.731712 0.00 0.00Base

0.00
0.00
0.00 69,812,198.75

69,812,198.75

JEFFERIES LLC USD/FED912796X46 CASH MGMT BILL 11 Apr 20220.01%   02 Aug 2022 11 Apr 2022

13,400,000.000 0.0099.741041Local1.000000 0.00 0.00 13,365,299.58
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99.741041 0.00 0.00Base 0.00 13,365,299.58

JEFFERIES LLC USD/FED912796X46 CASH MGMT BILL 12 Apr 20220.01%   02 Aug 2022 12 Apr 2022

33,000,000.000 0.0099.738666Local1.000000
99.738666 0.00 0.00Base

0.00
0.00
0.00 32,913,760.00

32,913,760.00

JPMORGAN CHASE BANK USD/FED912796X46 CASH MGMT BILL 13 Apr 20220.01%   02 Aug 2022 13 Apr 2022

225,000,000.000 0.0099.742387Local1.000000
99.742387 0.00 0.00Base

0.00
0.00
0.00 224,420,371.88

224,420,371.88

MORGAN STANLEY CO INCORPORATED USD/FED912796X46 CASH MGMT BILL 19 Apr 20220.01%   02 Aug 2022 19 Apr 2022

322,500,000.000 0.0099.755875Local1.000000
99.755875 0.00 0.00Base

0.00
0.00
0.00 321,712,696.88

321,712,696.88
912796X46 Total

0.00 0.000.00 908,360,520.09910,700,000.000 Local

0.00 0.00 0.00 908,360,520.09Base

CITIGROUP GLOBAL MARKETS INC SALOMO USD/FED912796XL8 CASH MGMT BILL 06 Apr 20220.01%   09 Aug 2022 12 Apr 2022

300,000,000.000 0.0099.697045Local1.000000
99.697045 0.00 0.00Base

0.00
0.00
0.00 299,091,137.49

299,091,137.49

JPMORGAN CHASE BANK USD/FED912796XL8 CASH MGMT BILL 07 Apr 20220.01%   09 Aug 2022 12 Apr 2022

200,000,000.000 0.0099.700847Local1.000000
99.700847 0.00 0.00Base

0.00
0.00
0.00 199,401,694.44

199,401,694.44

JPMORGAN CHASE BANK USD/FED912796XL8 CASH MGMT BILL 14 Apr 20220.01%   09 Aug 2022 14 Apr 2022

111,900,000.000 0.0099.707500Local1.000000
99.707500 0.00 0.00Base

0.00
0.00
0.00 111,572,692.50

111,572,692.50
912796XL8 Total

0.00 0.000.00 610,065,524.43611,900,000.000 Local

0.00 0.00 0.00 610,065,524.43Base

JPMORGAN CHASE BANK USD/FED912796XM6 CASH MGMT BILL 14 Apr 20220.01%   16 Aug 2022 19 Apr 2022

400,000,000.000 0.0099.682666Local1.000000
99.682666 0.00 0.00Base

0.00
0.00
0.00 398,730,666.68

398,730,666.68
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BARCLAYS CAPITAL INC. USD/FED912796XM6 CASH MGMT BILL 18 Apr 20220.01%   16 Aug 2022 20 Apr 2022

200,000,000.000 0.0099.683694Local1.000000
99.683694 0.00 0.00Base

0.00
0.00
0.00 199,367,388.90

199,367,388.90

JEFFERIES LLC USD/FED912796XM6 CASH MGMT BILL 20 Apr 20220.01%   16 Aug 2022 20 Apr 2022

87,700,000.000 0.0099.685333Local1.000000
99.685333 0.00 0.00Base

0.00
0.00
0.00 87,424,037.33

87,424,037.33
912796XM6 Total

0.00 0.000.00 685,522,092.91687,700,000.000 Local

0.00 0.00 0.00 685,522,092.91Base

JPMORGAN CHASE BANK USD/FED912796XN4 CASH MGMT BILL 20 Apr 20220.01%   23 Aug 2022 26 Apr 2022

300,000,000.000 0.0099.642173Local1.000000
99.642173 0.00 0.00Base

0.00
0.00
0.00 298,926,520.83

298,926,520.83

WELLS FARGO SECURITIES LLC USD/FED912796XP9 CASH MGMT BILL 27 Apr 20220.01%   30 Aug 2022 OPEN

200,000,000.000 0.0099.628125Local1.000000
99.628125 0.00 0.00Base

0.00
0.00
0.00 199,256,250.00

199,256,250.00

DAIWA CAPITAL MARKETS AMERICA, INC USD/FED912828YF1 US TREASURY N/B 19 Apr 20221.5%   15 Sep 2022 20 Apr 2022

200,000,000.000 293,478.26100.178439Local1.000000
100.178439 293,478.26 0.00Base

0.00
0.00
0.00 200,356,878.00

200,356,878.00

DAIWA CAPITAL MARKETS AMERICA, INC USD/FED91282CAG6 US TREASURY N/B 19 Apr 20220.125%   31 Aug 2022 19 Apr 2022

100,000,000.000 16,983.7099.674443Local1.000000
99.674443 16,983.70 0.00Base

0.00
0.00
0.00 99,674,443.00

99,674,443.00

DAIWA CAPITAL MARKETS AMERICA, INC USD/FED91282CAN1 US TREASURY N/B 19 Apr 20220.125%   30 Sep 2022 21 Apr 2022

200,000,000.000 14,344.2699.549084Local1.000000
99.549084 14,344.26 0.00Base

0.00
0.00
0.00 199,098,168.00

199,098,168.00

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC93114FE26 WAL MART STORES INC 01 Apr 20220.33%   02 May 2022 01 Apr 2022

25,000,000.000 0.0099.971583Local1.000000
99.971583 0.00 0.00Base

0.00
0.00
0.00 24,992,895.83

24,992,895.83
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BARCLAYS CAPITAL INC. USD/DTC93114FE91 WAL MART STORES INC 19 Apr 20220.38%   09 May 2022 19 Apr 2022

70,000,000.000 0.0099.978888Local1.000000
99.978888 0.00 0.00Base

0.00
0.00
0.00 69,985,222.22

69,985,222.22

CREDIT SUISSE SECURITIES (USA) LLC USD/DTC19 Apr 2022 19 Apr 2022

45,000,000.000 0.0099.978888Local1.000000
99.978888 0.00 0.00Base

0.00
0.00
0.00 44,990,500.00

44,990,500.00
93114FE91 Total

0.00 0.000.00 114,975,722.22115,000,000.000 Local

0.00 0.00 0.00 114,975,722.22Base

BGC FINANCIAL, LP USD/DTC93114FEP5 WAL MART STORES INC 26 Apr 20220.48%   23 May 2022 27 Apr 2022

40,000,000.000 0.0099.965333Local1.000000
99.965333 0.00 0.00Base

0.00
0.00
0.00 39,986,133.33

39,986,133.33

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26 Apr 2022 27 Apr 2022

60,000,000.000 0.0099.965333Local1.000000
99.965333 0.00 0.00Base

0.00
0.00
0.00 59,979,200.00

59,979,200.00

WILLIAMS CAPITAL GROUP LP (THE) USD/DTC26 Apr 2022 26 Apr 2022

80,000,000.000 0.0099.964000Local1.000000
99.964000 0.00 0.00Base

0.00
0.00
0.00 79,971,200.00

79,971,200.00

PERSHING LLC USD/DTC26 Apr 2022 26 Apr 2022

29,600,000.000 0.0099.964000Local1.000000
99.964000 0.00 0.00Base

0.00
0.00
0.00 29,589,344.00

29,589,344.00
93114FEP5 Total

0.00 0.000.00 209,525,877.33209,600,000.000 Local

0.00 0.00 0.00 209,525,877.33Base

BOFA SECURITIES, INC. / FIXED INCOM USD/DTC93114FF66 WAL MART STORES INC 27 Apr 20220.65%   06 Jun 2022 27 Apr 2022

50,400,000.000 0.0099.927777Local1.000000
99.927777 0.00 0.00Base

0.00
0.00
0.00 50,363,600.00

50,363,600.00
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324,806.2220,551,863,588.750 Local
324,806.22Base

0.00
0.00

0.00
0.00

20,523,202,479.38
20,523,202,479.38

US DOLLAR Total

CASH EQUIVALENTS  Total
20,551,863,588.750

Base 324,806.22 0.00 0.00 20,523,202,479.38

20,523,202,479.380.000.00324,806.22

20,551,863,588.750

PURCHASE Total

Base
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CASH EQUIVALENTS
US DOLLAR

STATE STREET BANK AND TRUST CO. USD/OTH7839989D1 SSC GOVERNMENT MM GVMXX 04 Apr 20220.000% 31 Dec 2030 04 Apr 2022

5,127,564.140 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 5,127,564.14

5,127,564.14

STATE STREET BANK AND TRUST CO. USD/OTH07 Apr 202231 Dec 2030 07 Apr 2022

28,935,922.470 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 28,935,922.47

28,935,922.47

STATE STREET BANK AND TRUST CO. USD/OTH07 Apr 202231 Dec 2030 07 Apr 2022

569,153.970 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 569,153.97

569,153.97

STATE STREET BANK AND TRUST CO. USD/OTH11 Apr 202231 Dec 2030 11 Apr 2022

1,318,643.740 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,318,643.74

1,318,643.74

STATE STREET BANK AND TRUST CO. USD/OTH12 Apr 202231 Dec 2030 12 Apr 2022

1,016,475.160 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,016,475.16

1,016,475.16

STATE STREET BANK AND TRUST CO. USD/OTH12 Apr 202231 Dec 2030 12 Apr 2022

527,022.430 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 527,022.43

527,022.43

STATE STREET BANK AND TRUST CO. USD/OTH12 Apr 202231 Dec 2030 12 Apr 2022

379,793.550 0.00100.000000Local1.000000 0.00 0.00 379,793.55
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STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

April 1, 2022

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 379,793.55

STATE STREET BANK AND TRUST CO. USD/OTH13 Apr 202231 Dec 2030 13 Apr 2022

111,123.270 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 111,123.27

111,123.27

STATE STREET BANK AND TRUST CO. USD/OTH18 Apr 202231 Dec 2030 18 Apr 2022

15,693.700 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,693.70

15,693.70

STATE STREET BANK AND TRUST CO. USD/OTH20 Apr 202231 Dec 2030 20 Apr 2022

9,216,994.750 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,216,994.75

9,216,994.75

STATE STREET BANK AND TRUST CO. USD/OTH20 Apr 202231 Dec 2030 20 Apr 2022

261,781.540 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 261,781.54

261,781.54

STATE STREET BANK AND TRUST CO. USD/OTH21 Apr 202231 Dec 2030 21 Apr 2022

223,492.590 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 223,492.59

223,492.59

STATE STREET BANK AND TRUST CO. USD/OTH22 Apr 202231 Dec 2030 22 Apr 2022

108,031.390 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 108,031.39

108,031.39

STATE STREET BANK AND TRUST CO. USD/OTH26 Apr 202231 Dec 2030 26 Apr 2022

2,543,177.520 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 2,543,177.52

2,543,177.52

Books Closed Prepared by State StreetPage 26



NJCA
April 30, 2022

FUND:
View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUNDSales Report by Report Date
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April 1, 2022

Price Interest
Stl Cur/Loc
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Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

STATE STREET BANK AND TRUST CO. USD/OTH27 Apr 202231 Dec 2030 27 Apr 2022

1,480,607.640 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 1,480,607.64

1,480,607.64
7839989D1 Total

0.00 0.000.00 51,835,477.8651,835,477.860 Local

0.00 0.00 0.00 51,835,477.86Base

GOLDMAN SACHS + CO LLC USD/FED912796XN4 CASH MGMT BILL 28 Apr 20220.01%   23 Aug 2022 28 Apr 2022

25,000,000.000 0.0099.671912Local1.000000
99.671912 0.00 0.00Base

0.00
0.00
0.00 24,917,978.13

24,917,978.13

0.0076,835,477.860 Local
0.00Base

0.00
0.00

0.00
0.00

76,753,455.99
76,753,455.99

US DOLLAR Total

CASH EQUIVALENTS  Total
76,835,477.860

Base 0.00 0.00 0.00 76,753,455.99

SHORT TERM MATURITIES
US DOLLAR

MATURITY USD/DTC02314QD48 AMAZON COM INC DISC COML 04 Apr 20220.12%   04 Apr 2022 04 Apr 2022

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC04 Apr 2022 04 Apr 2022

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00
02314QD48 Total

0.00 0.000.00 100,000,000.00100,000,000.000 Local

0.00 0.00 0.00 100,000,000.00Base
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Price Interest
Stl Cur/Loc
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Exchange Rate
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Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

MATURITY USD/DTC02314QD63 AMAZON COM INC DISC COML 06 Apr 20220.12%   06 Apr 2022 06 Apr 2022

70,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,000,000.00

70,000,000.00

MATURITY USD/DTC02314QD63 AMAZON COM INC DISC COML 06 Apr 20220.14%   06 Apr 2022 06 Apr 2022

40,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,000,000.00

40,000,000.00
02314QD63 Total

0.00 0.000.00 110,000,000.00110,000,000.000 Local

0.00 0.00 0.00 110,000,000.00Base

MATURITY USD/DTC02314QDT3 AMAZON COM INC DISC COML 27 Apr 20220.24%   27 Apr 2022 27 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC03785ED43 APPLE INC 04 Apr 20220.16%   04 Apr 2022 04 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC03785ED84 APPLE INC 08 Apr 20220.16%   08 Apr 2022 08 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC03785ED84 APPLE INC 08 Apr 20220.25%   08 Apr 2022 08 Apr 2022

40,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,000,000.00

40,000,000.00

MATURITY USD/DTC08 Apr 2022 08 Apr 2022

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00
03785ED84 Total

0.00 0.000.00 110,000,000.00110,000,000.000 Local

0.00 0.00 0.00 110,000,000.00Base
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Broker NameTrd Date Stl Date
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MATURITY USD/DTC03785EDR2 APPLE INC 25 Apr 20220.33%   25 Apr 2022 25 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC03948HD81 ARCHER DANIELS MIDLA 08 Apr 20220.33%   08 Apr 2022 08 Apr 2022

25,300,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,300,000.00

25,300,000.00

MATURITY USD/DTC03948HDS7 ARCHER DANIELS MIDLA 26 Apr 20220.35%   26 Apr 2022 26 Apr 2022

60,700,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,700,000.00

60,700,000.00

MATURITY USD/DTC03948HDV0 ARCHER DANIELS MIDLA 29 Apr 20220.33%   29 Apr 2022 29 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC06367CRT6 BANK OF MONTREAL 20 Apr 20220.2%   20 Apr 2022 20 Apr 2022

80,000,000.000 40,000.00100.000000Local1.000000
100.000000 40,000.00 0.00Base

0.00
0.00
0.00 80,000,000.00

80,000,000.00

MATURITY USD/DTC06417MNK7 BANK OF NOVA SCOTIA 08 Apr 20220.22%   08 Apr 2022 08 Apr 2022

88,000,000.000 195,751.11100.000000Local1.000000
100.000000 195,751.11 0.00Base

0.00
0.00
0.00 88,000,000.00

88,000,000.00

MATURITY USD/DTC06417MNT8 BANK OF NOVA SCOTIA 11 Apr 20220.22%   11 Apr 2022 11 Apr 2022

154,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 154,500,000.00

154,500,000.00

MATURITY USD/DTC06417MNU5 BANK OF NOVA SCOTIA 13 Apr 20220.22%   13 Apr 2022 13 Apr 2022

100,000,000.000 221,833.33100.000000Local1.000000
100.000000 221,833.33 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC13606KFH4 CANADIAN IMPERIAL BK 22 Apr 20220.34%   22 Apr 2022 22 Apr 2022

115,000,000.000 33,669.44100.000000Local1.000000 0.00 0.00 115,000,000.00
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100.000000 33,669.44 0.00Base 0.00 115,000,000.00

MATURITY USD/DTC13606KFQ4 CANADIAN IMPERIAL BK 08 Apr 20220.31%   08 Apr 2022 08 Apr 2022

250,000,000.000 15,069.44100.000000Local1.000000
100.000000 15,069.44 0.00Base

0.00
0.00
0.00 250,000,000.00

250,000,000.00

MATURITY USD/DTC13607FD11 CANADIAN IMPER. HLDG 01 Apr 20220.15%   01 Apr 2022 01 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/DTC17327BD10 CITIGROUP GLOBAL MKTS INC S 01 Apr 20220.3%   01 Apr 2022 01 Apr 2022

19,800,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 19,800,000.00

19,800,000.00

MATURITY USD/DTC19416FD50 COLGATE PALMOLIVE CO 05 Apr 20220.3%   05 Apr 2022 05 Apr 2022

85,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 85,000,000.00

85,000,000.00

MATURITY USD/DTC19416FDV3 COLGATE PALMOLIVE CO 29 Apr 20220.29%   29 Apr 2022 29 Apr 2022

160,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 160,000,000.00

160,000,000.00

MATURITY USD/DTC24422MD16 JOHN DEERE CAPITAL C 01 Apr 20220.15%   01 Apr 2022 01 Apr 2022

13,458,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 13,458,000.00

13,458,000.00

MATURITY USD/DTC24422MD81 JOHN DEERE CAPITAL C 08 Apr 20220.26%   08 Apr 2022 08 Apr 2022

37,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 37,000,000.00

37,000,000.00

MATURITY USD/DTC24422MDN8 JOHN DEERE CAPITAL C 22 Apr 20220.23%   22 Apr 2022 22 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/FED313385UZ7 FED HOME LN DISCOUNT NT 01 Apr 20220.01%   01 Apr 2022 01 Apr 2022
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150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

MATURITY USD/FED01 Apr 2022 01 Apr 2022

40,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,500,000.00

40,500,000.00

MATURITY USD/FED01 Apr 2022 01 Apr 2022

65,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,000,000.00

65,000,000.00

MATURITY USD/FED01 Apr 2022 01 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00
313385UZ7 Total

0.00 0.000.00 455,500,000.00455,500,000.000 Local

0.00 0.00 0.00 455,500,000.00Base

MATURITY USD/FED313385VE3 FED HOME LN DISCOUNT NT 06 Apr 20220.01%   06 Apr 2022 06 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/FED06 Apr 2022 06 Apr 2022

29,100,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 29,100,000.00

29,100,000.00
313385VE3 Total

0.00 0.000.00 79,100,000.0079,100,000.000 Local

0.00 0.00 0.00 79,100,000.00Base

MATURITY USD/DTC34108BD10 FLORIDA PWR + LGT CO 01 Apr 20220.2%   01 Apr 2022 01 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC34108BD44 FLORIDA PWR + LGT CO 04 Apr 20220.2%   04 Apr 2022 04 Apr 2022

50,000,000.000 0.00100.000000Local1.000000 0.00 0.00 50,000,000.00
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100.000000 0.00 0.00Base 0.00 50,000,000.00

MATURITY USD/DTC04 Apr 2022 04 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC34108BD44 FLORIDA PWR + LGT CO 04 Apr 20220.22%   04 Apr 2022 04 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00
34108BD44 Total

0.00 0.000.00 150,000,000.00150,000,000.000 Local

0.00 0.00 0.00 150,000,000.00Base

MATURITY USD/DTC34108BDK8 FLORIDA PWR + LGT CO 19 Apr 20220.38%   19 Apr 2022 19 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC34108BDN2 FLORIDA PWR + LGT CO 22 Apr 20220.39%   22 Apr 2022 22 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC34108BDN2 FLORIDA PWR + LGT CO 22 Apr 20220.37%   22 Apr 2022 22 Apr 2022

45,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 45,000,000.00

45,000,000.00
34108BDN2 Total

0.00 0.000.00 95,000,000.0095,000,000.000 Local

0.00 0.00 0.00 95,000,000.00Base

MATURITY USD/DTC34108BDT9 FLORIDA PWR + LGT CO 27 Apr 20220.35%   27 Apr 2022 27 Apr 2022

10,250,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 10,250,000.00

10,250,000.00

MATURITY USD/DTC34108BDU6 FLORIDA PWR + LGT CO 28 Apr 20220.35%   28 Apr 2022 28 Apr 2022

50,000,000.000 0.00100.000000Local1.000000 0.00 0.00 50,000,000.00
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Commissions
Asset ID Security Name/Description
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Units/Original Face

Comm Per Shr

100.000000 0.00 0.00Base 0.00 50,000,000.00

MATURITY USD/DTC28 Apr 2022 28 Apr 2022

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00
34108BDU6 Total

0.00 0.000.00 75,000,000.0075,000,000.000 Local

0.00 0.00 0.00 75,000,000.00Base

MATURITY USD/DTC34108BDV4 FLORIDA PWR + LGT CO 29 Apr 20220.4%   29 Apr 2022 29 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC34108BDV4 FLORIDA PWR + LGT CO 29 Apr 20220.41%   29 Apr 2022 29 Apr 2022

55,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 55,000,000.00

55,000,000.00
34108BDV4 Total

0.00 0.000.00 105,000,000.00105,000,000.000 Local

0.00 0.00 0.00 105,000,000.00Base

MATURITY USD/DTC43851UD18 HONEYWELL INTERNATN 01 Apr 20220.13%   01 Apr 2022 01 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC43851UDC4 HONEYWELL INTERNATN 12 Apr 20220.15%   12 Apr 2022 12 Apr 2022

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

MATURITY USD/DTC46640QDN8 J.P. MORGAN SECURITIES 22 Apr 20220.42%   22 Apr 2022 22 Apr 2022

70,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 70,000,000.00

70,000,000.00

MATURITY USD/DTC46640QDS7 J.P. MORGAN SECURITIES 26 Apr 20220.48%   26 Apr 2022 26 Apr 2022

45,000,000.000 0.00100.000000Local1.000000 0.00 0.00 45,000,000.00
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100.000000 0.00 0.00Base 0.00 45,000,000.00

MATURITY USD/DTC46640QDV0 J.P. MORGAN SECURITIES 29 Apr 20220.42%   29 Apr 2022 29 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC46640QDV0 J.P. MORGAN SECURITIES 29 Apr 20220.5%   29 Apr 2022 29 Apr 2022

128,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 128,000,000.00

128,000,000.00
46640QDV0 Total

0.00 0.000.00 178,000,000.00178,000,000.000 Local

0.00 0.00 0.00 178,000,000.00Base

MATURITY USD/DTC47816GDJ5 JOHNSON + JOHNSON 18 Apr 20220.12%   18 Apr 2022 18 Apr 2022

250,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,000,000.00

250,000,000.00

MATURITY USD/DTC53522MD14 LINDE INC DISC COML PAPER 01 Apr 20220.11%   01 Apr 2022 01 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC55380TF21 MUFG BK LTD N Y BRH DISC COML 11 Apr 20220.24%   11 Apr 2022 11 Apr 2022

115,000,000.000 69,000.00100.000000Local1.000000
100.000000 69,000.00 0.00Base

0.00
0.00
0.00 115,000,000.00

115,000,000.00

MATURITY USD/DTC55380TN71 MUFG BK LTD N Y BRH DISC COML 08 Apr 20220.24%   08 Apr 2022 08 Apr 2022

200,000,000.000 46,666.67100.000000Local1.000000
100.000000 46,666.67 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/DTC55380TP79 MUFG BK LTD N Y BRH DISC COML 08 Apr 20220.36%   08 Apr 2022 08 Apr 2022

100,000,000.000 23,000.00100.000000Local1.000000
100.000000 23,000.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC55380TT83 MUFG BK LTD N Y BRH DISC COML 22 Apr 20220.35%   22 Apr 2022 22 Apr 2022
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150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

MATURITY USD/DTC55380TV80 MUFG BK LTD N Y BRH DISC COML 25 Apr 20220.28%   25 Apr 2022 25 Apr 2022

100,000,000.000 5,444.44100.000000Local1.000000
100.000000 5,444.44 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC58934BDK7 MERCK + CO. INC 19 Apr 20220.28%   19 Apr 2022 19 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/DTC64106HD16 NESTLE FIN FRANCE S. 01 Apr 20220.15%   01 Apr 2022 01 Apr 2022

96,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 96,000,000.00

96,000,000.00

MATURITY USD/DTC69372BD15 PACCAR FINANCIAL COR 01 Apr 20220.2%   01 Apr 2022 01 Apr 2022

15,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 15,000,000.00

15,000,000.00

MATURITY USD/DTC69372BD15 PACCAR FINANCIAL COR 01 Apr 20220.21%   01 Apr 2022 01 Apr 2022

6,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 6,000,000.00

6,000,000.00
69372BD15 Total

0.00 0.000.00 21,000,000.0021,000,000.000 Local

0.00 0.00 0.00 21,000,000.00Base

MATURITY USD/DTC69372BD80 PACCAR FINANCIAL COR 08 Apr 20220.3%   08 Apr 2022 08 Apr 2022

9,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 9,000,000.00

9,000,000.00

MATURITY USD/DTC69372BDT4 PACCAR FINANCIAL COR 27 Apr 20220.37%   27 Apr 2022 27 Apr 2022

14,500,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 14,500,000.00

14,500,000.00
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MATURITY USD/DTC71344UDN6 PEPSICO INC 22 Apr 20220.22%   22 Apr 2022 22 Apr 2022

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00

MATURITY USD/DTC22 Apr 2022 22 Apr 2022

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00

MATURITY USD/DTC22 Apr 2022 22 Apr 2022

20,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 20,000,000.00

20,000,000.00
71344UDN6 Total

0.00 0.000.00 60,000,000.0060,000,000.000 Local

0.00 0.00 0.00 60,000,000.00Base

MATURITY USD/DTC7426M3D14 PRIVATE EXP. FUNDING 01 Apr 20220.1%   01 Apr 2022 01 Apr 2022

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

MATURITY USD/DTC7426M3DD8 PRIVATE EXP. FUNDING 13 Apr 20220.15%   13 Apr 2022 13 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC7426M3DJ5 PRIVATE EXP. FUNDING 18 Apr 20220.12%   18 Apr 2022 18 Apr 2022

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00

MATURITY USD/DTC74271UDV9 PROCTOR GAMBLE AND CO 29 Apr 20220.18%   29 Apr 2022 29 Apr 2022

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC74433HD84 PRUDENTIAL FNDG LLC 08 Apr 20220.28%   08 Apr 2022 08 Apr 2022

25,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 25,000,000.00

25,000,000.00
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MATURITY USD/DTC08 Apr 2022 08 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00
74433HD84 Total

0.00 0.000.00 75,000,000.0075,000,000.000 Local

0.00 0.00 0.00 75,000,000.00Base

MATURITY USD/DTC83050UDJ4 SKANDIN ENS BANKEN AG 18 Apr 20220.24%   18 Apr 2022 18 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00

MATURITY USD/DTC83050UDN5 SKANDIN ENS BANKEN AG 22 Apr 20220.24%   22 Apr 2022 22 Apr 2022

75,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 75,000,000.00

75,000,000.00

MATURITY USD/DTC83050UDR6 SKANDIN ENS BANKEN AG 25 Apr 20220.24%   25 Apr 2022 25 Apr 2022

35,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 35,000,000.00

35,000,000.00

MATURITY USD/DTC25 Apr 2022 25 Apr 2022

60,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,000,000.00

60,000,000.00
83050UDR6 Total

0.00 0.000.00 95,000,000.0095,000,000.000 Local

0.00 0.00 0.00 95,000,000.00Base

MATURITY USD/DTC89119BD11 TORONTO DOMINION BANK 01 Apr 20220.14%   01 Apr 2022 01 Apr 2022

90,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 90,000,000.00

90,000,000.00

MATURITY USD/DTC01 Apr 2022 01 Apr 2022

240,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 240,000,000.00

240,000,000.00
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89119BD11 Total

0.00 0.000.00 330,000,000.00330,000,000.000 Local

0.00 0.00 0.00 330,000,000.00Base

MATURITY USD/DTC89119BDN3 TORONTO DOMINION BANK 22 Apr 20220.35%   22 Apr 2022 22 Apr 2022

120,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 120,000,000.00

120,000,000.00

MATURITY USD/DTC89233HDT8 TOYOTA MOTOR CREDIT 27 Apr 20220.25%   27 Apr 2022 27 Apr 2022

60,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 60,000,000.00

60,000,000.00

MATURITY USD/DTC89233HDV3 TOYOTA MOTOR CREDIT 29 Apr 20220.34%   29 Apr 2022 29 Apr 2022

115,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 115,000,000.00

115,000,000.00

MATURITY USD/FED912796G45 TREASURY BILL 21 Apr 20220.01%   21 Apr 2022 21 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED21 Apr 2022 21 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED21 Apr 2022 21 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED21 Apr 2022 21 Apr 2022

600,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 600,000,000.00

600,000,000.00
912796G45 Total

0.00 0.000.00 1,100,000,000.001,100,000,000.000 Local

0.00 0.00 0.00 1,100,000,000.00Base
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MATURITY USD/FED912796N47 TREASURY BILL 07 Apr 20220.01%   07 Apr 2022 07 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED07 Apr 2022 07 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED07 Apr 2022 07 Apr 2022

300,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000,000.00

300,000,000.00

MATURITY USD/FED07 Apr 2022 07 Apr 2022

300,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000,000.00

300,000,000.00

MATURITY USD/FED912796N47 TREASURY BILL 07 Apr 20220.01%   07 Apr 2022 07 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00
912796N47 Total

0.00 0.000.00 1,000,000,000.001,000,000,000.000 Local

0.00 0.00 0.00 1,000,000,000.00Base

MATURITY USD/FED912796P29 TREASURY BILL 14 Apr 20220.01%   14 Apr 2022 14 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED14 Apr 2022 14 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED14 Apr 2022 14 Apr 2022

275,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 275,000,000.00

275,000,000.00

MATURITY USD/FED14 Apr 2022 14 Apr 2022
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300,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000,000.00

300,000,000.00
912796P29 Total

0.00 0.000.00 875,000,000.00875,000,000.000 Local

0.00 0.00 0.00 875,000,000.00Base

MATURITY USD/FED912796P37 TREASURY BILL 28 Apr 20220.01%   28 Apr 2022 28 Apr 2022

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

MATURITY USD/FED28 Apr 2022 28 Apr 2022

275,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 275,000,000.00

275,000,000.00

MATURITY USD/FED28 Apr 2022 28 Apr 2022

250,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,000,000.00

250,000,000.00

MATURITY USD/FED28 Apr 2022 28 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED28 Apr 2022 28 Apr 2022

300,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000,000.00

300,000,000.00

MATURITY USD/FED28 Apr 2022 28 Apr 2022

500,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 500,000,000.00

500,000,000.00
912796P37 Total

0.00 0.000.00 1,575,000,000.001,575,000,000.000 Local

0.00 0.00 0.00 1,575,000,000.00Base

MATURITY USD/FED912796T74 TREASURY BILL 05 Apr 20220.01%   05 Apr 2022 05 Apr 2022

38,700,000.000 0.00100.000000Local1.000000 0.00 0.00 38,700,000.00
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100.000000 0.00 0.00Base 0.00 38,700,000.00

MATURITY USD/FED05 Apr 2022 05 Apr 2022

175,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 175,000,000.00

175,000,000.00

MATURITY USD/FED05 Apr 2022 05 Apr 2022

40,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 40,000,000.00

40,000,000.00

MATURITY USD/FED05 Apr 2022 05 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00
912796T74 Total

0.00 0.000.00 353,700,000.00353,700,000.000 Local

0.00 0.00 0.00 353,700,000.00Base

MATURITY USD/FED912796T82 TREASURY BILL 12 Apr 20220.01%   12 Apr 2022 12 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED12 Apr 2022 12 Apr 2022

300,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000,000.00

300,000,000.00

MATURITY USD/FED12 Apr 2022 12 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED12 Apr 2022 12 Apr 2022

24,600,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 24,600,000.00

24,600,000.00

MATURITY USD/FED12 Apr 2022 12 Apr 2022

250,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 250,000,000.00

250,000,000.00
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912796T82 Total

0.00 0.000.00 874,600,000.00874,600,000.000 Local

0.00 0.00 0.00 874,600,000.00Base

MATURITY USD/FED912796T90 TREASURY BILL 19 Apr 20220.01%   19 Apr 2022 19 Apr 2022

57,100,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 57,100,000.00

57,100,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022

65,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 65,000,000.00

65,000,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022

300,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 300,000,000.00

300,000,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022

190,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 190,000,000.00

190,000,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022

55,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 55,000,000.00

55,000,000.00

MATURITY USD/FED912796T90 TREASURY BILL 19 Apr 20220.01%   19 Apr 2022 19 Apr 2022

100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022

150,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 150,000,000.00

150,000,000.00

MATURITY USD/FED19 Apr 2022 19 Apr 2022
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100,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 100,000,000.00

100,000,000.00
912796T90 Total

0.00 0.000.00 1,217,100,000.001,217,100,000.000 Local

0.00 0.00 0.00 1,217,100,000.00Base

MATURITY USD/FED912796U23 TREASURY BILL 26 Apr 20220.01%   26 Apr 2022 26 Apr 2022

125,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 125,000,000.00

125,000,000.00

MATURITY USD/FED26 Apr 2022 26 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00

MATURITY USD/FED26 Apr 2022 26 Apr 2022

17,400,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 17,400,000.00

17,400,000.00

MATURITY USD/FED912796U23 TREASURY BILL 26 Apr 20220.01%   26 Apr 2022 26 Apr 2022

200,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 200,000,000.00

200,000,000.00
912796U23 Total

0.00 0.000.00 542,400,000.00542,400,000.000 Local

0.00 0.00 0.00 542,400,000.00Base

MATURITY USD/DTC93114FD43 WAL MART STORES INC 04 Apr 20220.27%   04 Apr 2022 04 Apr 2022

130,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 130,000,000.00

130,000,000.00

MATURITY USD/DTC93114FDB7 WAL MART STORES INC 11 Apr 20220.28%   11 Apr 2022 11 Apr 2022

50,000,000.000 0.00100.000000Local1.000000
100.000000 0.00 0.00Base

0.00
0.00
0.00 50,000,000.00

50,000,000.00
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NJCA
April 30, 2022

FUND:
View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUNDSales Report by Report Date
STATE OF NEW JERSEY, DIVISION OF INV

Base Currency: USD - US DOLLAR

April 1, 2022

Price Interest
Stl Cur/Loc

Commissions
Asset ID Security Name/Description

Exchange Rate
Fail Days

Shares/Par/Contracts Taxes/Fees/Other Net Proceeds
Broker NameTrd Date Stl Date

Units/Original Face

Comm Per Shr

650,434.4313,624,908,000.000 Local
650,434.43Base

0.00
0.00

0.00
0.00

13,624,908,000.00
13,624,908,000.00

US DOLLAR Total

SHORT TERM MATURITIES  Total
13,624,908,000.000

Base 650,434.43 0.00 0.00 13,624,908,000.00

13,701,661,455.990.000.00650,434.43

13,701,743,477.860

SALES Total

Base
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Purchase Report by Report Date STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

May 11, 2022View Date:to

Currency Summary

April 30, 2022April 1, 2022
NJCAFUND:

Interest Net CostTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
20,551,863,588.750 Local

170TRADES:

324,806.22Base

0CANCELS:

0.00
0.00 0.00

0.00
20,523,202,479.38
20,523,202,479.38

324,806.22

US DOLLAR  Total
Long 20,551,863,588.750 Local 324,806.22 0.00 0.00 20,523,202,479.38

Base 324,806.22 0.00 0.00 20,523,202,479.38
TRADES: 170

CANCELS: 0

PURCHASE Total

Long 20,551,863,588.750 Base 324,806.22 0.00 0.00 20,523,202,479.38
TRADES: 170

CANCELS: 0

Page 45 Books Closed Prepared by State Street



Sales Report by Report Date STATE OF NJ CASH MNGMT FUND
STATE OF NEW JERSEY, DIVISION OF INV

May 11, 2022View Date:to

Currency Summary

April 30, 2022April 1, 2022
NJCAFUND:

Interest Net ProceedsTaxes/Fees/OtherCommissionsUnits/Original Face

Shares/Par/Contracts

# of Trades

Base Currency: USD - US DOLLAR

US DOLLAR

CASH EQUIVALENTS
76,835,477.860 Local

16TRADES:

0.00Base

0CANCELS:

0.00
0.00 0.00

0.00
76,753,455.99
76,753,455.99

0.00

SHORT TERM MATURITIES
13,624,908,000.000 Local

124TRADES:

650,434.43Base

0CANCELS:

0.00
0.00 0.00

0.00
13,624,908,000.00
13,624,908,000.00

650,434.43

US DOLLAR  Total
Long 13,701,743,477.860 Local 650,434.43 0.00 0.00 13,701,661,455.99

Base 650,434.43 0.00 0.00 13,701,661,455.99
TRADES: 140

CANCELS: 0

SALES Total

Long 13,701,743,477.860 Base 650,434.43 0.00 0.00 13,701,661,455.99
TRADES: 140

CANCELS: 0
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Purchase Report by Report Date

Fund Summary

View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUND

# of Trades Interest Commissions Taxes/Fees/Other Net CostUnits/Original Face

April 30, 2022April 1, 2022
NJCAFUND:

Base Currency: USD - US DOLLAR

STATE OF NEW JERSEY, DIVISION OF INV

Shares/Par/Contracts

CASH EQUIVALENTS

324,806.2220,551,863,588.750

170TRADES:

0CANCELS:

0.00 20,523,202,479.38Base 0.00

PURCHASE Total
Long 20,551,863,588.750 Base 324,806.22 0.00 0.00 20,523,202,479.38

TRADES: 170

CANCELS: 0
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Sales Report by Report Date

Fund Summary

View Date:to May 11, 2022

STATE OF NJ CASH MNGMT FUND

# of Trades Interest Commissions Taxes/Fees/Other Net ProceedsUnits/Original Face

April 30, 2022April 1, 2022
NJCAFUND:

Base Currency: USD - US DOLLAR

STATE OF NEW JERSEY, DIVISION OF INV

Shares/Par/Contracts

CASH EQUIVALENTS

0.0076,835,477.860

16TRADES:

0CANCELS:

0.00 76,753,455.99Base 0.00

SHORT TERM MATURITIES

650,434.4313,624,908,000.000

124TRADES:

0CANCELS:

0.00 13,624,908,000.00Base 0.00

SALES Total
Long 13,701,743,477.860 Base 650,434.43 0.00 0.00 13,701,661,455.99

TRADES: 140

CANCELS: 0
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